INTRODUCTION
Let X1 ,..., X,, be independent identically distributed random vectors in Rd with distribution function F. If F(x) = P{X, < x}, F, is the empirical distribution function for Xi ,.. ., X, (i.e., F,(x) = ~~=r I~x,~zl/n where I is the indicator function) and if Dn = sup I Fe@) -FWl (1.1) z then Dvoretzky et al. [I] for d = 1 show that there exists a universal constant C such that P{D, > c} < Ce-2nrP.
U-2)
For d > 1, Kiefer and Wolfowitz [2] show that for all rr with ne2 3 d2/a and n 3 a. Using the fact that D, < 1 and letting OL = 1 yields (l-6) which is valid for all tt8 > d2.
Singh has proved an inequality of the same type in [4, Theorem 2.1, inequality (2.9)]. In the next section we will point out an error in Singh's argument which makes his proof invalid for d > 1. The inequality of Singh is not disproved.
However, an obvious correction of his proof, also found in the next section, leads to inequality (1.7) which is much weaker than Singh's original inequality:
( 1.7) Inequality (1.6) is tighter than (1.7) for h > 1 -1/2n, that is, for large dimensions d. The detailed proof of (1.6) is g iven in the next section. We note here that both (1.6) and (1.7) can be used to derive expressions for C, (b, d) 
The second term in the latter sum is never larger than d'jn < d/n. If n is so large that d/n < YE (where y < I), then by the independence of Yi and X 1 ,..., Xn,,t with Xi1 ,..., Xi, omitted,
which by Hoeffding's inequality [5] can be upper bounded by
Since this bound is uniform over all a and i, we obtain P(D, > c} < 2(2n)" e-2n(1-y)ara.
Let n > 01 and (1 -y)2 = 1 -a/n (i.e., y = 1 -(1 -a/n)lj2). Resubstitution 
